Hol dll’lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
912796HV4 UNITED STATES TREAS BILLS 01/17 0.00000 0.25 05 Jan 2017
55,000,000.000 Local 99.997008 54,998,354.44 99.997008 54,998,354.44 0.00 4.59
Base 99.997008 54,998,354.44 99.997008 54,998,354.44 0.00 4.59
912796JA8 TREASURY BILL 02/17 0.00000 0.565 02 Feb 2017
40,000,000.000 Local 99.952000 39,980,799.99 99.952000 39,980,799.99 0.00 3.34
Base 99.952000 39,980,799.99 99.952000 39,980,799.99 0.00 3.34
912796JEO TREASURY BILL 03/17 0.00000 0.51 02 Mar 2017
40,000,000.000 Local 99.903708 39,961,483.33 99.903708 39,961,483.33 0.00 3.34
Base 99.903708 39,961,483.33 99.903708 39,961,483.33 0.00 3.34
912796JJ9 TREASURY BILL 03/17 0.00000 0.51 30 Mar 2017
75,000,000.000 Local 99.873052 74,904,788.89 99.873052 74,904,788.89 0.00 6.26
Base 99.873052 74,904,788.89 99.873052 74,904,788.89 0.00 6.26
912796JP5 TREASURY BILL 04/17 0.00000 0.5 27 Apr 2017
90,000,000.000 Local 99.832409 89,849,167.78 99.824600 89,842,140.00 -7,027.78 7.50
Base 99.832409 89,849,167.78 99.824600 89,842,140.00 -7,027.78 7.50
912796JX8 TREASURY BILL 06/17 0.00000 0.477 22 Jun 2017
20,000,000.000 Local 99.772100 19,954,420.00 99.714800 19,942,960.00 -11,460.00 1.67
Base 99.772100 19,954,420.00 99.714800 19,942,960.00 -11,460.00 1.67
912796KB4 TREASURY BILL 07/17 0.00000 0.533 20 Jul 2017
40,000,000.000 Local 99.702917 39,881,166.67 99.653900 39,861,560.00 -19,606.67 3.33
Base 99.702917 39,881,166.67 99.653900 39,861,560.00 -19,606.67 3.33
912796KC2 WI TREASURY SEC. 01/17 0.00000 0.27 12 Jan 2017
170,000,000.000 Local 99.989126 169,981,513.89 99.989126 169,981,513.89 0.00 14.20
Base 99.989126 169,981,513.89 99.989126 169,981,513.89 0.00 14.20
912796KD0 TREASURY BILL 01/17 0.00000 0.335 19 Jan 2017
80,000,000.000 Local 99.982375 79,985,900.00 99.982375 79,985,900.00 0.00 6.68
Base 99.982375 79,985,900.00 99.982375 79,985,900.00 0.00 6.68
& Issue has redenominated but Local is not converted
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Hol dll’lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912796KG3 TREASURY BILL 02/17 0.00000 0.42 09 Feb 2017
40,000,000.000 Local 99.954500 39,981,800.00 99.954500 39,981,800.00 0.00 3.34
Base 99.954500 39,981,800.00 99.954500 39,981,800.00 0.00 3.34
912796KH1 TREASURY BILL 02/17 0.00000 0.5 16 Feb 2017
30,000,000.000 Local 99.936111 29,980,833.33 99.936111 29,980,833.33 0.00 2.50
Base 99.936111 29,980,833.33 99.936111 29,980,833.33 0.00 2.50
912796KMO TREASURY BILL 03/17 0.00000 0.51 09 Mar 2017
40,000,000.000 Local 99.905083 39,962,033.34 99.905083 39,962,033.34 0.00 3.34
Base 99.905083 39,962,033.34 99.905083 39,962,033.34 0.00 3.34
912796KN8 TREASURY BILL 03/17 0.00000 0.485 16 Mar 2017
40,000,000.000 Local 99.900306 39,960,122.23 99.900306 39,960,122.23 0.00 3.34
Base 99.900306 39,960,122.23 99.900306 39,960,122.23 0.00 3.34
912796KQ1 TREASURY BILL 04/17 0.00000 0.4025 06 Apr 2017
10,000,000.000 Local 99.893785 9,989,378.47 99.867100 9,986,710.00 -2,668.47 0.83
Base 99.893785 9,989,378.47 99.867100 9,986,710.00 -2,668.47 0.83
912796KS7 TREASURY BILL 04/17 0.00000 0.43 13 Apr 2017
25,000,000.000 Local 99.878167 24,969,541.66 99.853600 24,963,400.00 -6,141.66 2.09
Base 99.878167 24,969,541.66 99.853600 24,963,400.00 -6,141.66 2.09
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.27 05 Jan 2017
1,107,535.780 Local 100.000000 1,107,535.78 100.000000 1,107,535.78 0.00 0.09
Base 100.000000 1,107,535.78 100.000000 1,107,535.78 0.00 0.09
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.48 12 Jan 2017
5,639,839.410 Local 100.000000 5,639,839.41 100.000000 5,639,839.41 0.00 0.47
Base 100.000000 5,639,839.41 100.000000 5,639,839.41 0.00 0.47
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.48 02 Feb 2017
1,701,491.760 Local 100.000000 1,701,491.76 100.000000 1,701,491.76 0.00 0.14
Base 100.000000 1,701,491.76 100.000000 1,701,491.76 0.00 0.14
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.66 02 Feb 2017
4,375,539.210  Local 100.000000 4,375,539.21 100.000000 4,375,539.21 0.00 0.37
Base 100.000000 4,375,539.21 100.000000 4,375,539.21 0.00 0.37
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Hol dll’lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
930ABD003 FIDELITY INVESTMENTS MONEY 0.29 03 Jan 2017
40,057,491.980 Local 100.000000 40,057,491.98 100.000000 40,057,491.98 0.00 3.35
Base 100.000000 40,057,491.98 100.000000 40,057,491.98 0.00 3.35
978UHK000 DAIWA CAPITAL MARKETS REPO 0.35 03 Jan 2017
175,682,518.940 Local 100.000000 175,682,518.94 100.000000 175,682,518.94 0.00 14.67
Base 100.000000 175,682,518.94 100.000000 175,682,518.94 0.00 14.67
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.27 03 Jan 2017
79,399,575.380  Local 100.000000 79,399,575.38 100.000000 79,399,575.38 0.00 6.63
Base 100.000000 79,399,575.38 100.000000 79,399,575.38 0.00 6.63
US DOLLAR Total
1,102,963,992.460 Local 1,102,305,296.48 1,102,258,391.90 -46,904.58 92.06
Base 1,102,305,296.48 1,102,258,391.90 -46,904.58 92.06
CASH EQUIVALENT Total
1,102,963,992.460 Base 1,102,305,296.48 1,102,258,391.90 -46,904.58 92.06
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
912828J35 US TREASURY N/B 02/17 0.5 0.5 28 Feb 2017
20,000,000.000 Local 99.997849 19,999,569.82 99.997849 19,999,569.82 0.00 1.67
Base 99.997849 19,999,569.82 99.997849 19,999,569.82 0.00 1.67
912828K66 US TREASURY N/B 04/17 0.5 0.5 30 Apr 2017
25,000,000.000 Local 100.004867 25,001,216.87 99.993400 24,998,350.00 -2,866.87 2.09
Base 100.004867 25,001,216.87 99.993400 24,998,350.00 -2,866.87 2.09
912828MD9 US TREASURY N/B 12/16 3.25 3.25 31 Dec 2016
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.84
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.84
912828SC5 US TREASURY N/B 01/17 0.875 0.875 31 Jan 2017
20,000,000.000 Local 100.028665 20,005,732.91 100.028665 20,005,732.91 0.00 1.67
Base 100.028665 20,005,732.91 100.028665 20,005,732.91 0.00 1.67
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Hol dll‘lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912828WH9 US TREASURY N/B 05/17 0.875 0.875 15 May 2017
20,000,000.000 Local 100.116319 20,023,263.89 100.101600 20,020,320.00 -2,943.89 1.67
Base 100.116319 20,023,263.89 100.101600 20,020,320.00 -2,943.89 1.67
US DOLLAR Total
95,000,000.000 Local 95,029,783.49 95,023,972.73 -5,810.76 7.94
Base 95,029,783.49 95,023,972.73 -5,810.76 7.94
FIXED INCOME Total
95,000,000.000 Base 95,029,783.49 95,023,972.73 -5,810.76 7.94
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal
1,197,335,079.97 1,197,282,364.63 100.00

1,197,963,992.460 Base

& Issue has redenominated but Local is not converted
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Holdings
Currency Summary

Asof:  December 31, 2016

ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND: ATZG

January 17, 2017

View Date:

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH EQUIVALENT
1,102,963,992.460 Local 1,102,305,296.48 1,102,258,391.90 92.06 -46,904.58 -46,904.58
Base 1,102,305,296.48 1,102,258,391.90 92.06 -46,904.58 0.00 -46,904.58
FIXED INCOME
95,000,000.000 Local 95,029,783.49 95,023,972.73 7.94 -5,810.76 -5,810.76
Base 95,029,783.49 95,023,972.73 7.94 -5,810.76 0.00 -5,810.76
US DOLLAR Total
1,197,963,992.460 Local 1,197,335,079.97 1,197,282,364.63 100.00 -52,715.34 -52,715.34
Base 1,197,335,079.97 1,197,282,364.63 100.00 -52,715.34 0.00 -52,715.34
FUND Total
1,197,963,992.460 Base 1,197,335,079.97 1,197,282,364.63 100.00 -52,715.34 0.00 -52,715.34
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,102,963,992.460 1,102,305,296.48 1,102,258,391.90 92.06 -46,904.58 0.00 -46,904.58
CASH EQUIVALENT Total
1,102,963,992.460 1,102,305,296.48 1,102,258,391.90 92.06 -46,904.58 0.00 -46,904.58
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
95,000,000.000 95,029,783.49 95,023,972.73 7.94 -5,810.76 0.00 -5,810.76
FIXED INCOME Total
95,000,000.000 95,029,783.49 95,023,972.73 7.94 -5,810.76 0.00 -5,810.76
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,197,963,992.460 1,197,335,079.97 1,197,282,364.63 100.00 -52,715.34 0.00 -52,715.34
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Holdings

STATE OF ARIZONA
Fund Summary FUND: ATZG ST ATE STREET.
As of: December 31, 2016 View Date: January 17, 2017

ST OF AZ POOL 7 LGIP FF&C

Base Currency: USD - US DOLLAR

Notional Par

Units

Total Cost

Market Value % Fund

Unreal Sec Gn/Ls

Unreal Curr Gn/Ls

Total Unreal Gn/Ls

CASH EQUIVALENT

1,102,963,992.460 1,102,305,296.48 1,102,258,391.90 92.06 -46,904.58 0.00 -46,904.58
0.00 GN 0.00 GN 0.00 GN
-46,904.58 LS 0.00 LS -46,904.58 LS
FIXED INCOME
95,000,000.000 95,029,783.49 95,023,972.73 7.94 -5,810.76 0.00 -5,810.76
0.00 GN 0.00 GN 0.00 GN
-5,810.76 LS 0.00 LS -5,810.76 LS
FUND Total
0.000 1,197,963,992.460 1,197,335,079.97 1,197,282,364.63 100.00 -52,715.34 0.00 -52,715.34
0.00 GN 0.00 GN 0.00 GN
-52,715.34 LS 0.00 LS -52,715.34 LS
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